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Tn = T1, . . . , Tn ∼ W(η, β)
























cn−r = (c1, . . . , cn−r)
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[βl, βr] ⊂ (0,∞)
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(p − 1)/(q − 1)
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η|β ∼ GIG(a, b, β)
	bZiH¸sYMCauXrbZ[V




















∀ aβ > k > 0,
o`ausL@^YsYM2,
d[η] = (bβ/aβ + 1)
1/β EGIHKbXdeoL?bVkbX]^{XrMs{VXi]CoMEZig+oauXrd^`g\Lo"Zib^`a?²b5 M` X ∼ GIG(a, b, β) ⇒
∀c > 0






µ|β ∼ G(a, b),
µ|β, tn ∼ G
(
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b|β ∼ G(a, η−βe ),
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fW (t|µ, β)π(µ|β)π(β) dµdβ.
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+∗  a > 0 ­	* α ∈]0, 1] 7	 1"« 
b1(a, β) =
(















 i = 1, 2, 3 « )#¨	¬)%$./=©¨21©+ 16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u­"«q¬/&/ (π(β)) ⊂
[βl, βr]

(i) P (T ≤ te|B1) = α,
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P (T ≤ tei) = αi
d^`g
i = 1, 2
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γi > 0² Xru]+HZiHqo"Z ∑P
i=1 γi = 1
³Oo`giMKYMCs ba!duau]Z\b^7a ^`dkZ\HKM0giMCoZib`MZig\uXrZ baZiHKM¥Xip=MC]b q]Co"Zib^`aqX moZiMCg@ba
Z\HKM ogiZib]M`o`a£o`pKpKb]Co"Z\b^7a¤	bhMYML?pKbcdV ²eo`aus¤]o`gibdVK³ZiHKbX]+HK^7b]M`?¯;ZbX'g\MbaYd^7g\]MCs¤{V¥ZiHKM ]^`aW`MWbZ[V
pKg\^`p=MgiZibMCX^dEopKpKb]o"Z\b^7auX





















[βl, βr] = [1.1, 5]
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(η, β)
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(50, 80, 90, 170)
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n1 = 4
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P (T ≤ tei) = αi
d^7g
i = 1, 2














































0 < α01 < α
0
2 < 1 ,.-/ α0 = (α01, α02) '10) -2 +) `0 = (xe,2/xe,1)β0 3 `(α) = log(1 − α2)log(1 − α1),.-/54762*28 ) ,:9; ) 4<8<.2.- ε '>= <@? 0 < ρ  1 '
AB'C+) 9 k = 0, ...K D
E 42@F9G +)H+ 6 ):I) 4 + 2
; δk =
(
(1 − αk1) log(1 − α
k
1) (`(αk) − `0) /`(αk)
−(1 − αk2) log(1 − α
k
1) (`(αk) − `0)
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E 8 + 29LK*6 ) - ‖δk‖ ≤ ε  
	 zKNM 11 
β0 = 3
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2) = (0.05, 0.95)
   1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βe ' 10.03
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/)67  ­¬Y® «  9( γ = (1/2, 1/2) 7	  	  )1«;­¨	 α = (0.3, 0.7) 7   #% 11 	 1  α01 = 0.25   )1«°­"¨	 βe ' 5.78 7  )@¨	¬)%$­ 
`¨	 
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W«    2	* α = (0.4, 0.8) 7   $¬ +O¨	 
#+O¬)%  + 1"©  %©¨¨ª®c¨ª« ¨	«  ® 1  ©  1"¬ 	*    9( γ = (0.95, 0.05) 7 	  	 α = (0.26, 0.64) 7PM.1	q§©$ ®   ¨ª«  γ = (0.05, 0.95)   1«°­"¨	




z  t¨% 1"®­  1¬¬)«

























































































Xi^`YZib^`a?bX¡KaKb#"{KM` GIHKbXL?baKbL?b¦CoZib^`a]o`a@=MsY^7aKM	uXibau_ ,¸^`a{ZiMkN#o`gi^'MCXrZibLo"Zib^`aqX ^d9ZiHKM	MWZig\ML?M	gib_`H{Z
Z\Mg\L ^d² `³¡¯°a^`KgIopKpub]oZib^`auXC{ZiHKbX#L@baKbL?b¦o"Zib^`a_7o7MpKg\^`L?bXibaK_g\MCXiKZ\XC #YZIbZ#aKMCMCsKX#L?^`g\M#^`g\@Zi^
MCauXrugiMZiHuoZ¡ZiHKM	¾'Kuo`]+{°mMbKMg pKg\^j[M]Zib^`a@sY^WMCXEaK^`ZMo`stZ\^toa@^"`Mg+XrZibL?oZib^`a^`dqZ\HKMIpKg\b^7gEbaYd^7giLo"Z\b^7a
 *   ->//71< 8 #! >!   "!. -!1$91
 # ¼   Y    ·  ·   ½ ¼  · `  ·E¼W» > · ½ =·
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¨ª®c¨ª« 6
Z\HKMk¾'Kuo`]+{°mMbKMgsYb`MCgi_7Mau]M	qMZ[MCMaZ[#^g\MdMCgiMCau]M	p=^7XrZiMCgib^`ghsKbXrZig\buYZib^`auXC{MsYM uauM^`KgbaqsYb]Co"Z\^`g
^`dM9MC]Zib`MXib¦CM'{V





































o`giM X\obs % 1"§©i­ 
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P Jc (θ ≤ θn(α)|tn) = α
³qbcZL?MCo`auX#ZiHqo"Z
Pθ (θ ≤ θn(α)) = P
J































$1« )  ¬Y®8© % 1	)«;­>	u«  γ ' 0.57722  7  « γ1 = π2/6 + γ2 − 2γ > 0 ­>	 γ2 = −2(1 − γ) 7	 1"« 
δ̃(µ, β) = δ2(µ, β) + [δ(µ, β) − 1]
(
γ1 + γ2 log µ + log
2 µ
)
+ π2/6 − 1,
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   # ¼   ·  -E ·  »·W·  · 	  · 
¢ HKMCa1pKg\b^`g+X
π1(θ), . . . , πM (θ)
o`giMkL?^WsKMbaK_?XrMC`Mg+o=o"obo`KMO²bausYMp=MaqsYMa{Z+³MWp=MgiZI^`pKbaKb^`auXC`Z\HKM % 1	
§ (  ¨ 














i=1 ϕi = 1
YL@baKbL?b¦CMCXIZ\HKM¾'Kuo7]+{;mMbKMCgbaYd^7giLo"Z\b^7a^7X\X



































































































































θ = (µ, β)
u#M^7YZ\o`ba
µ|β, B, tn ∼ G
(






























ρ(µ, β) = π(µ|B, β, tn)  {βl≤β≤βr}/(βr − βl)
qM'g\MCXipqM]Z	ZiHuM]^`aqsYbcZ\b^7auX	^`d o?X\o"ZibXrdV{baK_
bL?pq^7grZ+oau]M'X\oL?pKbaK_oaus^`YZ+oba1Z\HKM'ZiHuM^`g\MZ\b]Co²eKaKaK^7giLob¦MCsq³h#Mb_`H{Z
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(η̂n, β̂n) = (140.8, 4.51)
	bZiH¤MCXrZibLo"ZiMs¥XrZ\oaqsKog+s¸sYMWbo"Z\b^7auX
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µ|β ∼ G(a, b(β)),









a = $1aE1 + (1 − $1)aE2 ,
b(β) = $1bE1(β) + (1 − $1)bE2(β),
p = $1pE1 + (1 − $1)pE2 ,






















qEi = 1 + (δ − 1) (pEi − 1)
d^`g
i = 1, 2,



































































a1 = a3 = 2a2
 #V!au^`g\L?o`b¦CoZib^`aM0^7YZ\o`ba ZiHuM¥sYMdeo`KcZo`uMCX
a1 = a3 = 1.6
o`aus
a2 = 0.8













a′2 = 20/21 ' 0.95
oaqs
































(p, q)E1 = (1.19, 1.31)
d^`g
Z\HKM%ug+X[Z	MYp=MgiZCuo`aus
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